Schedula I}

R Liquid Capital Statement
for the month of 31-DEC-16
of Mls. Oriental Securities (Private) Ltd

Submission Date 16-JAN-2017 13:12:48
. Page 1 of 2

Head of Account Value in Hair Cut/ Net Adjusted
Pak Rupee Adjustments Value

1 |Property & Ec e e
[Intangible Assets 15,000,006 15,000,000,
13 |Investrment in Govt. Securities (150000%99) e i Tl .2l
14 [investment in Debt, Secwities - . . ]
If listed than: . =N B e
k. 5% of the balance sheet vz valu.a 2in the case o uf_g_alul_e_@ﬂmr | s i | i
i of th X valug, Inthecasevftenufeiomt-3ymme:. . _ *- - 8 p = Lk - i ST &
5 e balancg sheet va#qe in the case of tenure of mwre thandyears. | 1 e
II’ unlisted than: i Lo T b =3 i
i i. 10% of t thaﬂame_ sheet value in the case of tenure ugw Ty_ar i Rl . 3N i T o e E e ), 2 =4
i % of the balance sheet value, i re from 1-3years. s i e . e f .
R . 15% of the balance sheet value, in the case of ter ‘more than 3_years =
15 |investment in Equity Securities
I. If listed 15% or VaR of each securities on the cutoff date as computed by the Securities Exchange for 5,554,224 833,134 4,721,080
respective securities whichever is higher. e foe
__|ii. If unlisted 100% of canying value. el — | 40,073,830 oormsl 000 ]
1.6 I_nle_stment_ln_subs!qraﬂes s LR == =—ator T
17 investment in associated cumpg_n@unden.akmg_ 5 = I s e
i. If listed 20% or VaR of each securities as computed by the Securites Exchange for raspectim securities
whichever is higher.
— il If unlisted, 100% of net value. | s AR
18  |Statutory or legu!atory depositsbasic uepnsnts its with the exchanges, cleaﬂng house or central depository
_of any other entity, ] e i === s e
19 [Margin deposits with exchange and clearing house. 10,751,000 i 10.'1"_5_14@
1.0 _|Deposit with authorized intermediary against bomowed securities under SLB. —
111 |Other deposits and prepayments : =
112 |Accrued interest, profit of mark-up on amounts placed with financial institutions or dett securities
etc.(Nit) ——— 1 =ETT
; 100% in reggect of markup accrued on loans to directors, subsidiaries and other related Ema
113 |Dividends receivables. —— B =
114 |Amounts receivable against Repo financing.
Amount paid as purchaser under the REPO agreement. (Securities purchased under repo anangement
__|shall not be included In the jnvestments.) i = o e
15 |Receivables other than uade receivables 7,365,778 7,365,778
116 [Receivables from clearing house of securities exchange(s) o SN EER [ =
i. 100% value of claims other than those on account of entitlements against vading of securities in all
markets including MtM gains. 3 = —
___|il. Receivable on entitiements against nst trading of securities in all markets including MEM gains. 158,510 0 158,510
ETE Receiv_abies from customers 5
i. In case receivables are against margin financing. the aggregate if () value of securities held in the
blocked account after applying VAR based Haircut, (ii) cash deposited as collateral by the financee (ilt)
market value of any securities deposited as collateral after applying VaR based haircut.
I. Lower of net balance sheet value of value determined thvough adjustments, . L. .
ii. Incase receivables are against margin trading, 5% of the net balance sheet value.
ii. Net amount after deducting haircut e R e - W
|iii. Incase receivalbes are against securities bomowings under SLB, the amount paid to NCCPL as
|collateral upon entering into conwact,
lil. Net amount after deducting haricut
iv. Incase of other trade receivables not more than 5 days overdue, 0% of the net balance sheet value. 2,720,207 o 2,720,20
iv. Balance sheet value
v. Incase of other rade receivables are overdue, of 5 © days of more, the aggregate of (i) the market 173,858,921 7,603,120 7,603,120
value of securities purchased for customers and held in sub-accounts after applying VAR based
haircuts, (i} cash depasited as collateral by the respective customer and (lil) the market value of
securities held as collateral after applying VaR based haircuts. J d e
___Jvi. 100% haircut in the case of amount rec recewable form related parties. ARNT A el =3 i ——— . |
118 |Cash and Bank balances LY o Nl e e G B e
i, Bank Balance-propiietory accounts N Sl e = 1,725,409 0 ~ 1,725,40
’il ‘Bank balance-customer accounts R~ | S g e h i 28925837] 0 2892583
iii. Cash in hand = B —p—n - 10000 0 D
118 [fotal Assets 268,672,370 73,404,516 56,615,17
2 ]Liablliti&s ... . ey Y Ty T
21 |lrade Payables ey N R
i Pay_abie to exchanges and clearinghouse = i y §
ayable against leveraged marketproducts R
_+ |liPayabletocustomes T 0 T ST 0 28,878,81
22 |Cument Liabilities v B AT T R ¥
5 Statu‘loqr and fequiatw&ue& s — =

lii. Accruals and other payables ) 2
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[iii. Short -term borowings 5 F | 2 I
iv. Cumrent portion of subordinated loans | [ : SmeeREaEL Y
|v. Curent portion of long term liabilities ] 7 =
i!* Defered Liabilities _ 8 L= + : -
Provision for bad debts A =
viil. Provision for taxation f=——" ) _— § - N
___[ix. Other liabilities as per accounting principles and included in the financial statements E 6,712,829 ¢} 6,712,
23  |Non-Current Liabilities
li. Long-Term financing - 4 - E _
ii. Staff retitement benefits 1 473,500 0 473,500
____|iii. Othex liabilities as per accounting principles and included in the financial statements 3 ==
24 [subordinated Loans N =
/1.100% of Subordinated loans which fulfill the canditions specified by SECP are allowed to be deducted i T
li. Subordinated loans which do not fulfill the conditions specified by SECP
|
25 lotal Liabilites 36,065,146 0 36,065,14
3 [Ranking Liabilities s s
31 lconcentation in Margin Financing . | B
Ilhe amount calculated client-to- client basis by which any amount receivable from any of the ) = [
___financees exceed 10% of the aggregate of amounts receivabie from total financees. -
3.2 |Concentration in securites lending and borrowing § = p—
[The amount by which the aggregate of:
(i) Amount deposited by the bomower with NCCPL
| () Cash margins paid and |
|(iii) The market value of securities pledged as margins exceed the 110% of the market value of shares ‘
_ |bomowed I
33 |Net underwriting Commitments 1 e =
|(a) in the case of right issuse : if the market value of securites is less than or equal to the subscription ]
|price;
|the aggregate of:
i(f} the 50% of Haircut multiplied by the underwriting commitments and
(ii) the value by which the undenwiting commitments exceeds the market price of the securities.
In the case of rights issuse where the market price of securities is greater than the subscription price, 5% of
the Haircut multiplied by the net undenwiting e B =
o |(b) in any other case : 12.5% of the net undenwriting commitrnents i : -
34 |Negative equity of subsidiary : " g
[The amount by which the total assets of the subsidiary ( excluding any amaount due from the subsidiary)
_|exceed the total liabilities of the subsidiary Lz = e
35 |Foreign exchange agreements and foreign curency positions
5% of the net position in foreign cumency.Net position in foreign curency means the difference of total
___|assets denominated in foreign cuurency less total liabilities denominated in forelgn cumency
6 Amuount Payable under REPO = '
37 |Repo adjustment T ) vl : =
In the case of financiefpurchaser the total amount receivable under Repo less the 110% of the market
\value of underlying securites.
|In the case of financeeiseller the market value of underlying securities after applying haircut less the
|tolal amount received less value of any securites deposited as collateral by the purchaser after
__|applying haircut less any cash deposited by the purchaser, iy _
38  |Concentrated proprietary positions . e - |
|If the market value of any security is between 25% and 51% of the total proprietary positions then 5% of 3,435,575 343,558 343,55
|the value of such security If the market of a security exceeds 51% of the proprietary position,then 10% of
_[the value of such secuit
39 Opening Positions In futires and options
i. In case of customer positions, the total margin requiremnets in respect of open postions less the amount 2,018,320 201,832 201,83
|of cash deposited by the customer and the value of securites held as collaterall pledged with securities
|exchange after applylong VaR hakcuts _ g B . L |
ill. In case of proprietary positions , the total margin requirements in respect of open positions to the
Jextent not alkeady met — N — N .
310 IShon selll positions
!I, Incase of customer positions, the market value of shares sold short in ready market on behalf of =i
|customers after increasing the same with the VaR based haircuts less the cash deposited by the
|customer ¢ as collateral and the value of securities held as collateral after applying VAR based Haircuts e )
lli. Incase of proprietory positions, the market value of shares sold short in ready market and not yet
|settled increased by the amount of VAR based haircut isss the value of securities pledged as collateral
|after applying haircuts.
311 |Total Ranking Liabilites

312 Fiquid Capita






